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1 and 20 Second Variogram Estimates: Hours 16 to 18
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Cross Variogram Null Distribution and Example of a Correlated Series
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Filtered Series 6.00am-6.00 pm blocks each day
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Bid Slope: 30 Minute Means, 6-18
Index
B
id
 S
lo
p
e
15 20 25 30
0
.0
0
0
1
0
.0
0
0
2
0
.0
0
0
3
0
.0
0
0
4
`-76*& !?_
Intra-Day Absolute Returns: Filtered Series
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Variogram for 1 second Increments: Hours 6 to 8
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Variogram for 1 second Increments: Hours 8 to 10
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Variogram for 1 second Increments: Hours 10 to 12
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Autocovariance for 1 second increments: Hours 6 to 8
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Autocovariance for 1 second increments: Hours 8 to 10
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Autocovariance for 1 second increments: Hours 10 to 12
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